A syntax program, not readily expedient in statistical software such as SPSS, is provided for an application of confidence interval estimates with Kendall's tau-b for small samples.
JMASM38: Confidence Intervals for Kendall' s Tau with Small Samples (SPSS)

Erratum
This paper was originally published in JMASM Algorithms & Code without its enumeration, JMASM38.
Introduction
This syntax program (Walker, 2015) is intended to provide an application, not readily available, for users in SPSS who are interested in a range of confidence interval (CI) estimates with Kendall's tau-b (τ) for small samples. Statistically, Kendall's tau-b is a non-parametric, correlational method typically employed with ordinal x and y measures. Tau's application within social science research has been predominantly in correlational meta-analysis studies and also as a component of experimental research (Cooper & Hedges, 1994; Gilpin, 1993) . Furthermore, tau has been highlighted as a proxy for Pearson's product-moment correlation (r) in research situations where sample sizes are small (Rupinski & Dunlap, 1996) . Tau is expressed as (Helsel & Hirsch, 1995) :
where C = number of concordant pairs, D = number of discordant pairs, and N = sample size.
According to Bonett and Wright (2000) , "interval estimation may be more appropriate in applications where the magnitude of a correlation is of primary interest" (p. 23). Certainly, there has been prominence afforded in the literature to this issue that confidence intervals need to be reported with point estimates, such as tau, to supplement and progress the interpretation of outcomes (American Psychological Association, 2010; Levin & Robinson, 2003) .
Further, Long and Cliff (1997) , supposing a bivariate normal population, found that tau performed reasonably well with small samples > 10 and < 25, where samples ≥ 25 could be conducted with a Pearson r correlation because of x and y's sampling from a bivariate normal distribution (Kendall, 1949) . Lower and upper bound confidence intervals for tau can be represented through a series of steps such that Fisher's z-transformation is used for "normalizing the sampling distribution of τ" (Long & Cliff, 1997, p. 35) . Specifically,
Per Fieller, Hartley, and Pearson (1957) , the standard error of τ z [SE(τ z )] is used with the desired unit normal critical value to construct the lower and upper confidence bounds for τ z : 
Confidence Intervals for Kendall's Tau with Small Samples Program
The independent SPSS syntax platform allows the user to merely run the program, which yields a comprehensive list of tau values ranging from 0.99 to -0.99, in increments of 0.01, for small samples extending from 11 to 24, per the Long and Cliff (1997) recommendation. The confidence intervals presented in conjunction with the tau values are programmed at 80%, 90%, 95%, and 99%, where Cohen (1990 Cohen ( , p. 1310 observed "I don't think that we should routinely use 95% intervals: Our interests are often better served by more tolerant 80% intervals." Further, Tukey (1960) T TL99 TL95 TL90 TL80 TU80 TU90 TU95 TU99 /TITLE "Sample Size, Kendall's Tau, and 80%, 90%, 95%, 99% Confidence Intervals". 
